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! Werner
“2 panel Data
*® ordinary least squares (OLS)

* Vitor Gaspar,Gabriel Pérez Quirds, Hugo Rodriguez Mendizéabal.

* Andries and Capraru

* Ter“asvirta and Anderson

*7 Ter“asvirta, T. 1994

“8 contains unidentified nuisance parameters
*9_uukkonen, 1998

% Cointegration Test

*! Newton-Rafson

%2 Maximum Likelihood

%% No remaining nonlinearity test

% parameters constancy test
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